
STATE OF ILLINOIS PORTFOLIO - Unaudited 4/5/2013

REPURCHASE AGREEMENTS

DESCRIPTION MATURITY POSITION-SIZE YIELD

NORTHERN TRUST COMPANY        4/1/2013 $28,700,000 0.060%

NORTHERN TRUST COMPANY        4/8/2013 $139,325,000 0.060%

NORTHERN TRUST COMPANY        4/8/2013 $18,725,000 0.060%

NORTHERN TRUST COMPANY        4/8/2013 $6,740,000 0.060%

NORTHERN TRUST COMPANY        4/8/2013 $1,000,000 0.060%

MIZUHO SECURITIES US          4/8/2013 $300,000,000 0.150%

NESBITT BURNS SECURITIES INC. 4/8/2013 $400,000,000 0.140%

UBS                           4/8/2013 $100,000,000 0.100%

$994,490,000

TOLL HIGHWAY REPURCHASE AGREEMENTS MATURITY POSITION-SIZE YIELD

MIZUHO SECURITIES US          4/8/2013 $5,035,000 0.150%

MIZUHO SECURITIES US          4/8/2013 $579,805,000 0.150%

MIZUHO SECURITIES US          4/8/2013 $38,555,000 0.150%

$623,395,000

COMMERCIAL PAPER

DESCRIPTION MATURITY POSITION-SIZE YIELD

BARCLAY'S                     4/8/2013 $350,000,000 0.170%

MIZUHO SECURITIES US          4/8/2013 $100,000,000 0.240%

ABN AMBRO/CITIGLOBAL          4/8/2013 $100,000,000 0.160%

DEUTSCHE BANK                 4/11/2013 $50,000,000 0.190%

DEUTSCHE BANK                 4/11/2013 $50,000,000 0.190%

DEUTSCHE BANK                 4/18/2013 $100,000,000 0.190%

MIZUHO SECURITIES US          4/18/2013 $50,000,000 0.230%

MIZUHO SECURITIES US          4/18/2013 $50,000,000 0.230%

DEUTSCHE BANK                 4/19/2013 $50,000,000 0.190%

DEUTSCHE BANK                 4/19/2013 $150,000,000 0.190%

DEUTSCHE BANK                 4/19/2013 $50,000,000 0.190%

ABN AMBRO/CITIGLOBAL          4/22/2013 $30,000,000 0.190%

ABN AMBRO/CITIGLOBAL          4/22/2013 $50,000,000 0.190%

DEUTSCHE BANK                 4/26/2013 $150,000,000 0.190%

ABN AMBRO/CITIGLOBAL          4/29/2013 $50,000,000 0.190%

ABN AMBRO/CITIGLOBAL          4/29/2013 $25,000,000 0.190%

MIZUHO SECURITIES US          5/1/2013 $200,000,000 0.230%

ABN AMBRO/CITIGLOBAL          5/1/2013 $100,000,000 0.200%

ABN AMBRO/CITIGLOBAL          5/1/2013 $25,000,000 0.200%

ABM AMRO FUND/SSB             5/8/2013 $50,000,000 0.190%

ABN AMBRO/CITIGLOBAL          6/3/2013 $50,000,000 0.190%

HSBC SECURITIES               6/6/2013 $50,000,000 0.220%

MIZUHO SECURITIES US          7/1/2013 $150,000,000 0.230%

HSBC SECURITIES               7/5/2013 $25,000,000 0.220%

$2,055,000,000
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CERTIFICATES OF DEPOSIT

DESCRIPTION MONTHLY TOTAL WEIGHTED AVERAGE

CERTIFICATES OF DEPOSIT Apr-2013 $14,176,070 0.462%

CERTIFICATES OF DEPOSIT May-2013 $8,325,819 0.360%

CERTIFICATES OF DEPOSIT Jun-2013 $3,234,600 0.595%

CERTIFICATES OF DEPOSIT Jul-2013 $6,431,675 0.329%

CERTIFICATES OF DEPOSIT Aug-2013 $1,143,000 1.044%

CERTIFICATES OF DEPOSIT Sep-2013 $804,946 0.540%

CERTIFICATES OF DEPOSIT Oct-2013 $968,188 0.939%

CERTIFICATES OF DEPOSIT Nov-2013 $285,400 1.516%

CERTIFICATES OF DEPOSIT Dec-2013 $843,444 0.507%

CERTIFICATES OF DEPOSIT Jan-2014 $2,808,650 0.248%

CERTIFICATES OF DEPOSIT Feb-2014 $8,528,334 0.211%

CERTIFICATES OF DEPOSIT Mar-2014 $17,589,000 0.174%

CERTIFICATES OF DEPOSIT Apr-2014 $1,558,442 0.513%

CERTIFICATES OF DEPOSIT May-2014 $499,197 0.764%

CERTIFICATES OF DEPOSIT Jun-2014 $182,750 0.929%

CERTIFICATES OF DEPOSIT Jul-2014 $106,500 0.529%

CERTIFICATES OF DEPOSIT Aug-2014 $2,022,589 0.937%

CERTIFICATES OF DEPOSIT Sep-2014 $260,675 0.705%

CERTIFICATES OF DEPOSIT Oct-2014 $128,356 0.675%

CERTIFICATES OF DEPOSIT Nov-2014 $103,635 1.170%

CERTIFICATES OF DEPOSIT Dec-2014 $421,225 0.773%

CERTIFICATES OF DEPOSIT Jan-2015 $287,226 0.498%

CERTIFICATES OF DEPOSIT Feb-2015 $1,483,800 1.002%

CERTIFICATES OF DEPOSIT Mar-2015 $351,750 0.534%

CERTIFICATES OF DEPOSIT Apr-2015 $33,000 0.990%

CERTIFICATES OF DEPOSIT May-2015 $19,750 0.960%

CERTIFICATES OF DEPOSIT Jul-2015 $104,900 0.890%

CERTIFICATES OF DEPOSIT Aug-2015 $62,400 0.860%

CERTIFICATES OF DEPOSIT Oct-2015 $236,321 0.820%

CERTIFICATES OF DEPOSIT Nov-2015 $167,000 0.790%

CERTIFICATES OF DEPOSIT Dec-2015 $34,000 0.760%

$73,202,642

US TREASURY BILLS

DESCRIPTION MATURITY POSITION-SIZE YIELD

RBS HOLDING USA               4/11/2013 $100,000,000 0.045%

HSBC SECURITIES               4/11/2013 $100,000,000 0.040%

J.P. MORGAN                   4/18/2013 $100,000,000 0.050%

DEUTSCHE BANK                 4/18/2013 $100,000,000 0.040%

MORGAN STANLEY                4/18/2013 $50,000,000 0.101%

RBS HOLDING USA               4/25/2013 $100,000,000 0.061%

J.P. MORGAN                   4/25/2013 $100,000,000 0.050%

JEFFERIES                     4/25/2013 $50,000,000 0.060%

BARCLAY'S                     4/25/2013 $100,000,000 0.070%
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CITIGROUP FUNDING INC         4/25/2013 $50,000,000 0.128%

MORGAN STANLEY                5/2/2013 $100,000,000 0.072%

BANK OF AMERICA, SECURITIES   5/2/2013 $100,000,000 0.062%

BARCLAY'S                     5/2/2013 $100,000,000 0.075%

DEUTSCHE BANK                 5/2/2013 $100,000,000 0.071%

MORGAN STANLEY                5/2/2013 $50,000,000 0.075%

J.P. MORGAN                   5/23/2013 $50,000,000 0.120%

NESBITT BURNS SECURITIES INC. 5/30/2013 $50,000,000 0.085%

DEUTSCHE BANK                 5/30/2013 $100,000,000 0.075%

RBS HOLDING USA               5/30/2013 $100,000,000 0.069%

BANK OF AMERICA, SECURITIES   5/30/2013 $50,000,000 0.075%

NESBITT BURNS SECURITIES INC. 5/30/2013 $100,000,000 0.080%

J.P. MORGAN                   5/30/2013 $100,000,000 0.065%

DEUTSCHE BANK                 5/30/2013 $50,000,000 0.102%

J.P. MORGAN                   5/30/2013 $50,000,000 0.080%

HSBC SECURITIES               6/6/2013 $50,000,000 0.085%

BANK OF AMERICA, SECURITIES   6/6/2013 $100,000,000 0.067%

RBS HOLDING USA               6/6/2013 $50,000,000 0.086%

MORGAN STANLEY                6/6/2013 $50,000,000 0.103%

HSBC SECURITIES               6/6/2013 $50,000,000 0.065%

DEUTSCHE BANK                 6/27/2013 $50,000,000 0.055%

MORGAN STANLEY                6/27/2013 $50,000,000 0.081%

BANK OF AMERICA, SECURITIES   6/27/2013 $50,000,000 0.119%

DEUTSCHE BANK                 6/27/2013 $50,000,000 0.111%

MORGAN STANLEY                7/5/2013 $50,000,000 0.058%

CITIBANK                      7/5/2013 $50,000,000 0.060%

RBS HOLDING USA               7/5/2013 $50,000,000 0.052%

MORGAN STANLEY                7/5/2013 $50,000,000 0.087%

DEUTSCHE BANK                 7/5/2013 $50,000,000 0.071%

DEUTSCHE BANK                 7/5/2013 $50,000,000 0.082%

HSBC SECURITIES               7/25/2013 $50,000,000 0.170%

BANK OF AMERICA, SECURITIES   7/25/2013 $50,000,000 0.172%

NESBITT BURNS SECURITIES INC. 8/1/2013 $50,000,000 0.074%

MORGAN STANLEY                8/1/2013 $50,000,000 0.073%

BARCLAY'S                     8/1/2013 $50,000,000 0.078%

CITIGROUP FUNDING INC         8/1/2013 $50,000,000 0.085%

NESBITT BURNS SECURITIES INC. 8/1/2013 $50,000,000 0.086%

BANK OF AMERICA, SECURITIES   8/1/2013 $50,000,000 0.085%

RBS HOLDING USA               8/1/2013 $50,000,000 0.077%

RBS HOLDING USA               8/1/2013 $50,000,000 0.117%

RBS HOLDING USA               8/8/2013 $50,000,000 0.079%

HSBC SECURITIES               8/8/2013 $50,000,000 0.075%

BARCLAY'S                     8/29/2013 $50,000,000 0.055%

BARCLAY'S                     8/29/2013 $50,000,000 0.130%

BANK OF AMERICA               12/12/2013 $50,000,000 0.100%

NESBITT BURNS SECURITIES INC. 12/12/2013 $50,000,000 0.131%

JEFFERIES                     12/12/2013 $50,000,000 0.137%

- 3 -



STATE OF ILLINOIS PORTFOLIO - Unaudited 4/5/2013

NESBITT BURNS SECURITIES INC. 2/6/2014 $50,000,000 0.141%

$3,650,000,000

US AGENCIES

DESCRIPTION MATURITY POSITION-SIZE YIELD

FFCB NOTES 7/30/2013 $25,000,000 0.230%

FFCB NOTES 11/19/2013 $25,000,000 0.250%

FFCB NOTES 7/9/2015 $25,000,000 0.550%

FFCB NOTES 7/9/2015 $25,000,000 0.550%

FFCB NOTES 3/23/2016 $25,000,000 0.625%

FFCB NOTES 3/23/2016 $25,000,000 0.625%

FFCB NOTES 6/27/2016 $25,000,000 0.590%

FFCB NOTES 1/11/2017 $25,000,000 0.640%

FHLB NOTES 8/13/2013 $25,000,000 0.280%

FHLB NOTES 9/9/2013 $25,000,000 0.310%

FHLB NOTES 10/18/2013 $50,000,000 0.375%

FHLB NOTES 6/4/2014 $100,000,000 0.030%

FHLB NOTES 10/16/2015 $25,000,000 0.050%

FHLB NOTES 7/25/2016 $25,000,000 0.600%

FHLB NOTES 8/22/2016 $25,000,000 0.650%

FHLB NOTES 9/26/2017 $25,000,000 0.100%

FHLB NOTES 10/23/2017 $25,000,000 0.900%

FHLB NOTES 2/22/2018 $25,000,000 1.250%

FNMA NOTES 5/22/2015 $25,000,000 0.650%

FNMA NOTES 10/21/2015 $25,000,000 2.125%

FNMA NOTES 10/30/2015 $25,000,000 0.500%

FNMA NOTES 2/22/2016 $25,000,000 0.600%

FNMA NOTES 5/6/2016 $25,000,000 0.550%

FNMA NOTES 9/13/2016 $25,000,000 0.750%

FNMA NOTES 9/26/2016 $50,000,000 0.600%

FNMA NOTES 3/13/2017 $25,000,000 1.000%

FNMA NOTES 5/24/2017 $25,000,000 0.750%

FNMA NOTES 5/24/2017 $25,000,000 0.750%

FNMA NOTES 6/7/2017 $25,000,000 1.000%

FNMA NOTES 6/21/2017 $25,000,000 0.625%

FNMA NOTES 6/28/2017 $25,000,000 0.750%

FNMA NOTES 7/10/2017 $25,000,000 0.850%

FNMA NOTES 7/26/2017 $25,000,000 0.875%

FNMA NOTES 8/14/2017 $25,000,000 1.000%

FNMA NOTES 8/14/2017 $25,000,000 0.625%

FNMA NOTES 8/28/2017 $25,000,000 0.050%

FNMA NOTES 9/25/2017 $25,000,000 0.500%

FNMA NOTES 10/30/2017 $25,000,000 0.500%

FNMA NOTES 11/7/2017 $25,000,000 0.600%

FNMA NOTES 11/8/2017 $25,000,000 0.500%

FNMA NOTES 12/13/2017 $25,000,000 0.700%

FNMA NOTES 12/13/2017 $25,000,000 0.700%
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FNMA NOTES 1/22/2018 $25,000,000 0.700%

FNMA NOTES 2/20/2018 $25,000,000 0.800%

FNMA NOTES 3/27/2018 $25,000,000 0.800%

FNMA DISCOUNT NOTES 6/7/2013 $50,000,000 0.130%

FHLMC NOTES 2/27/2014 $50,000,000 0.375%

FHLMC NOTES 2/27/2014 $50,000,000 0.375%

FHLMC NOTES 1/22/2016 $25,000,000 0.520%

FHLMC NOTES 9/14/2016 $25,000,000 0.650%

FHLMC NOTES 8/7/2017 $25,000,000 1.000%

FHLMC NOTES 8/7/2017 $25,000,000 1.000%

FHLMC NOTES 8/15/2017 $25,000,000 0.875%

FHLMC NOTES 8/15/2017 $25,000,000 0.875%

FHLMC NOTES 9/12/2017 $25,000,000 1.000%

SBA BOND 12/25/2019 $71,348.19 9.475%

FNMA ARM MBS 12/1/2019 $37,994.07 5.462%

FNMA ARM MBS 6/1/2020 $2,918.79 5.135%

FNMA ARM MBS 11/1/2020 $11,052.65 5.966%

FNMA ARM MBS 7/1/2022 $31,758.39 5.630%

FNMA ARM MBS 10/1/2022 $7,557.56 4.612%

FNMA ARM MBS 10/1/2022 $22,038.36 4.821%

FNMA ARM MBS 11/1/2022 $22,347.24 5.385%

FHLMC ARM MBS 2/1/2018 $11,870.72 7.500%

FHLMC ARM MBS 8/1/2018 $22,730.58 7.804%

FHLMC ARM MBS 8/1/2018 $4,346.18 5.972%

FHLMC ARM MBS 3/1/2019 $7,761.37 7.651%

FHLMC ARM MBS 6/1/2019 $6,419.74 6.833%

FHLMC ARM MBS 12/1/2021 $8,632.88 5.471%

FHLMC ARM MBS 1/1/2022 $2,479.67 7.351%

FHLMC ARM MBS 6/1/2023 $7,096.17 4.000%

FHLMC ARM MBS 6/1/2024 $20,709.25 4.930%

$1,575,299,061.81

FOREIGN BONDS

DESCRIPTION MATURITY POSITION-SIZE YIELD

STATE OF ISRAEL BONDS 3/1/2014 $10,000,000 1.550%

STATE OF ISRAEL BONDS 5/1/2014 $5,000,000 1.270%

STATE OF ISRAEL BONDS 2/1/2015 $10,000,000 1.000%

$25,000,000

ILLINOIS TECHNOLOGY DEVELOPMENT

DESCRIPTION POSITION-SIZE

APEX VENTURE PARTNERS         $4,610,577.96

BAIRD VENTURE PARTNERS        $995,650.63

BEECKEN PETTY O'KEEFE QP FD II $1,975,350.00

CERES VENTURE FUND            $1,919,121.41

ILL EMERGING TECHNOLOGY FD    $3,499,886.18

ILL EMERGING TECHNOLOGY FD II $1,023,982.04
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ILL INNOVATION ACCELERATOR FD $615,539.67

JK & B VENTURES               $2,029,908.73

MK CAPITAL II, LP             $638,755.00

MK CAPITAL, LP                $3,073,013.00

MVC GP II,LLC                 $3,460,693.30

OCA VENTURE PARTNERS          $2,172,570.60

OPEN PRAIRIE VENTURE II       $2,221,580.99

PATRIOT CAPITAL               $1,331,706.00

PRAIRIE CAPITAL V, LP         $3,797,040.00

STERLING SMALL MKT GROWTH 2009 $817,366.80

STERLING VENTURE PARTNERS II  $2,289,423.00

SVOBODA, COLLINS L.L.C.       $3,856,379.60

$40,328,544.91

MONEY MARKET FUNDS

DESCRIPTION POSITION-SIZE

IL FUNDS MMF $874,473,853.18

MILESTONE TREASURY MMF $5,000,000.00

GOLDMAN SACHS MMF TRSRY CURVE $167,000,000.00

NORTHERN GOVERNMENT MMF $5,000,000.00

AIM TREASURY CURVE MMF $25,000,000.00

WILLIAMS CAPITAL TREASURY CURVE MMF $25,000,000.00

WESTERN ASSET TREASURY CURVE MMF $200,000,000.00

ILLINOIS NATIONAL BANK-FIDELITY $34,197.00

TOLL HIGHWAY MMF'S

IL FUNDS MMF - IPASS ESCROW $172,265,095.07

$1,473,773,145.25

Grand Total $10,510,488,393.97
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